
SALES/ DATE OF
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7/1 58168 CP EUREKA SECURITIZATION 1.35 50,000,000 PURC 7/2/04
7/1 58169 CP EUREKA SECURITIZATION 1.35 50,000,000 PURC 7/2/04
7/1 58170 CP BUNGE ASSET FDG 1.38 50,000,000 PURC 7/2/04
7/1 58171 CP BUNGE ASSET FDG 1.38 50,000,000 PURC 7/2/04
7/1 58172 CP CARGILL INC 1.35 50,000,000 PURC 7/2/04
7/1 58173 CP CARGILL INC 1.35 50,000,000 PURC 7/2/04
7/2 57999 CP SILVER TOWER US 1.05 25,000,000 MAT 7/2/04
7/2 58168 CP EUREKA SECURITIZATION 1.35 50,000,000 MAT 7/2/04
7/2 58169 CP EUREKA SECURITIZATION 1.35 50,000,000 MAT 7/2/04
7/2 58170 CP BUNGE ASSET FDG 1.38 50,000,000 MAT 7/2/04
7/2 58171 CP BUNGE ASSET FDG 1.38 50,000,000 MAT 7/2/04
7/2 58172 CP CARGILL INC 1.35 50,000,000 MAT 7/2/04
7/2 58173 CP CARGILL INC 1.35 50,000,000 MAT 7/2/04
7/2 58176 CP BMW US CAPITAL LLC 1.27 50,000,000 PURC 7/6/04
7/2 58177 CP CARGILL INC 1.28 50,000,000 PURC 7/6/04
7/6 58131 CP JUPITER SEC CORP 1.10 50,000,000 MAT 7/6/04
7/6 58133 CP CONCORD MINUTEMEN CAP 1.11 50,000,000 MAT 7/6/04
7/6 58176 CP BMW US CAPITAL LLC 1.27 50,000,000 MAT 7/6/04
7/6 58177 CP CARGILL INC 1.28 50,000,000 MAT 7/6/04
7/6 58180 CP BAVARIA TRR 1.32 50,000,000 PURC 7/13/04
7/6 58181 CP BAVARIA TRR 1.32 15,000,000 PURC 7/13/04
7/6 58182 PTS CCCIT 1.55 10,000,000 PURC 1/22/07
7/7 57848 CP BAVARIA UNIV FDG 1.13 50,000,000 MAT 7/7/04
7/7 58152 CP GIRO BALANCED FDG 1.18 49,605,000 MAT 7/7/04
7/7 58185 CP GIRO BALANCED FDG 1.30 27,322,000 PURC 7/19/04
7/7 58186 CP PARADIGM FDG 1.28 50,000,000 PURC 7/13/04
7/7 58187 CP BISHOPS GATE RESID MT 1.28 20,010,000 PURC 7/14/04
7/12 58140 CP PARADIGM FDG 1.21 50,000,000 MAT 7/12/04
7/13 56872 FHLMC 2.09 25,000,000 2,670 SALE 7/15/04
7/13 58180 CP BAVARIA TRR 1.32 50,000,000 MAT 7/13/04
7/13 58181 CP BAVARIA TRR 1.32 15,000,000 MAT 7/13/04
7/13 58186 CP PARADIGM FDG 1.28 50,000,000 MAT 7/13/04

POOL PURCHASES/SALES/MATURITIES (EXCEPT DAILY REPOS & MONEY MARKET)
                    for the month of July 2004



SALES/ DATE OF
DATE LINE # SECURITY DESCRIPTION YIELD PURCHASES MATURITIES GAIN/LOSS COMMENTS MATURITY
7/13 58196 CP BAVARIA TRR 1.30 50,000,000 PURC 7/23/04
7/13 58197 NCD WELLS FARGO BANK 1.32 50,000,000 PURC 8/18/04
7/14 58187 CP BISHOPS GATE RESID MT 1.28 20,010,000 MAT 7/14/04
7/15 57868 CP MOAT FUNDING LLC 1.10 50,000,000 MAT 7/15/04
7/15 58145 CP BAVARIA TRR 1.25 50,000,000 MAT 7/15/04
7/15 58202 CP BAVARIA TRR 1.32 50,000,000 PURC 8/5/04
7/19 58185 CP GIRO BALANCED FDG 1.30 27,322,000 MAT 7/19/04
7/20 57957 CP LEXINGTON PARKER 1.06 25,000,000 MAT 7/20/04
7/20 58209 CP BANK OF AMERICA 1.61 50,000,000 PURC 11/12/04
7/21 57986 CP MOAT FUNDING 1.05 44,000,000 MAT 7/21/04
7/23 58196 CP BAVARIA TRR 1.30 50,000,000 MAT 7/23/04
7/23 58216 CP JUPITER SEC CORP 1.37 20,000,000 PURC 8/24/04
7/23 58217 CP WHISTLEJACKET CAP LTD 1.58 13,507,000 PURC 10/18/04
7/23 58218 CP BANK OF AMERICA CORP 1.66 50,000,000 PURC 11/30/04
7/23 58219 CP NORTHERN ROCK PLC 1.41 25,000,000 PURC 9/7/04
7/23 58220 CP BAVARIA TRR CORP 1.40 50,000,000 PURC 8/20/04
7/26 57867 CP SILVER TOWER US 1.12 50,000,000 MAT 7/26/04
7/30 58233 CP RECEIVABLES CAP 1.45 50,000,000 PURC 8/26/04
7/30 58234 CP BAVARIA TRR CORP 1.45 22,100,000 PURC 8/20/04
Total 1,002,939,000 1,130,937,000 2,670
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